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Theorem 5.7 in [1] gives a formula for the variance of a minor (i.e., a sub- 
determinant) of a Wishart random matrix. The formula has to be corrected 
as follows. 

Theorem 5.7. Let I, J E {^} have intersection C :=If]J of cardinality 
c=\C\ = \IC\J\. DefineI = I\{InJ), J = J\(IDJ) andIJ = IUJ. Then 
the minor det(Sj x j) = det(Sjj) of the Wishart matrix S ~ W r (n, X) has 
variance 



Var[det(S/j) 
= det(£ 



\2 



(n — m) 



(n + 2)! n\ 



(n + 2 — m)! (n — m)\ 



(n + 2)! n! 



det(£ c><c ) det(Sjj x/ j)- 



(n + 2 — c)\ (n — m)\ 
'm-c-l , \ i 

E (™ " c " k h ( !t ^% (-l)*tr{(S fJ E fJ ")W} 
n + 2 — c — A; ! 
. fc=o ^ ' 

where £ = S (M \ C )x([r]\C) - s ([r]\C)xc£cxC E c7x([r]\cT)- 

Proof. Define 5 in analogy to S. Since det(Su) = det(S'c x c) det(Sj x j), 
and ScxC and Sj x j are independent (Lemma 5.2), 

Var[det(S 7J )] = (Var[det(5 C c)] + E[det(<S C c)] 2 ) Var[det(5jj)] 
+ Var[det(5 C c)]E[det(%)] 2 . 
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The claim now follows from Corollary 4.2 and Propositions 5.1 and 5.5. □ 



REFERENCE 

[1] Drton, M., Massam, H. and Olkin, I. (2008). Moments of minors of Wishart ma- 
trices. Ann. Statist. 36 2261-2283. MR2458187 



Department of Statistics 
University of Chicago 
Chicago, Illinois 60637 
USA 

E-mail : drton@galton.uchicago.odu 



DlPARTIMENTO DI STUDI PER L'ECONOMIA 
E L'lMPRESA 

University of East Piedmont 

Novara 

Italy 

E-mail: aldo.goia@eco.unipmn.it 



